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[l Emergency Relief demanded in petition L]

Request for item to be placed on Commission's Agenda
expedifiously

Other: \onthiy Analysis of Deferred Account - Hedging Program

INDUSTRY (Check one) NATURE OF ACTION {(Check all that apply)
[] Electric [ Affidavit 7] Letter [ ] Request
[] Electric/Gas [1Agreement [ JMemerandum [[] Request for Certification
[] Electric/Telecommunications ] Answer [T} Motion [ ] Request for Investigation
[(] Electric/Water [] Appellate Review [] Objection [[JResale Agreement
[[] Blectric/Water/Telecom. [ JApplication [ ] Petition [[]Resale Amendment
{ ] Electric/Water/Sewer ] Brief . . ..—[] Petition for Reconsideration —_[-] Reservation Letter
Gas O Certificate [] Petition for Rulemaking []Response
[ JRailroad [TjComments [_] Petition for Rule to Show Cause  [_] Rééponse to Discovery
[[] sewer [ ] Complaint [}Petition to Intervene ] Return to Petition
[[] Telecommunications [T} Consent Order ] Petition‘.to Intervene Out of Time [~ | Stipulation —
"] Transportation [ Discovery {|Prefiled Tesﬁmonsr [ ] Subpoena
] Water [] Exhibit [ "] Promotion ' [] Tariff
[[] Water/Sewer [ ]Expedited Consideration || Proposed Order [[] Other:
(] Administrative Maﬁer {]Interconnection Agreement [ ] Protest
[T} Other: E] Interconnection Amendment [_| Publisher's Affidavit

[ ] Late-Filed Exhibit Report
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Februay 11, 2011

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end November
30, 2010.

If you have any questions, please feel free fo contact me.

Sincerely,

SIS

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenmy. Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 33068 + Charlotte, North Carolina 28233
piedmoning.com
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Piedmont Naturat Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

November-10

10

10
15.50

73] 155.00

25,665.00

25,665.00
@ 155.00

) 25,500.00

A

A

T of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

B

B

T of B's

Less: Fees (Expenditures)
Option Premium

Activity in Account
Debits Credits

135,909.50
D 25,655.00
25,655.00

T of D's 25,655.00 161,564.50

161,564.50
(25,655.00)

136,908.50
{135,909.50)

3 -

o]

C
T ofC's

Y ofC's

FofD's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 10/10

ADM accrual in 11/10

P&l and Cash Activity

15.50

8 -

(4) -
() .

E

E

S of E's

Commissicn and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(8) -

Interest from ADM




ADM INVESTOR SERVICES, INC. ) ‘

C}liCE\gD Board of Trade Bliild‘lﬂg : FAONTHLY COMMODITY STATEMENT :
! 141 W. Jackson Blvd. ¢ Suite 1600A |
ADM Chicago, linios 60604-3190 |

STATEMENT DATE: NOV 30, 2019
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC +WEALTH - MANAGEMERT
{704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSBUES
SOUTH CAROLINA ACCOUNT RERGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
£ % % % % % * % * * Y OUER ACTIVITY THTIS MONTH * % x % * 4« w Kk * *x K * & K
DATE 1.ONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DERIT CREDIT
11/61/0 WIRE TRANSFER REC WIREREC US 135,909.50
WIRE TRANSFER RECEIVED
11/17/0 10 CALL NOV 11 NYM WAT GAS E 5600 C NET PREM US 25,655.00
i1/18/0 WIRE TRANSFER REC WIREREC US 25, 655,00
WIRE TRANSFER RECEIVED
11/24/0 14 CALL DEC 10 NYM NAT GAS E 5500 C EXPIRE US Q0
11/24/0 14 CALL DEC 10 NYM NAT GAS E 6200 C EXPIRE US .00
11/24/0 13 CALL DEC 10 NYM NAT GAS E 7150 C EXPIRE US .00
11/24/0 28 CALL DEC 10 NATURAL GAS 9000 C EXPIRE US .00

% k &k % k k % h % *k * % *x ¥ * *x POSITIOCONS I N YOUR ACCOUNT ® %k % % K W ok Kk ok Kk *k ok * & & ¥ &

10/25/0 8 CALL APR 11 NYM NAT GAS B 4300 € .2300 UsS 23,472.00
8% OPTION MARKET VALUE ,2934 23,472,00*

EXPIRE 3/28/11 :

AVERAGE LONG: .23000 i

LAST TRADE DATE: 3/28/11

10/25/0 ] CALL MAY 11 NY¥ WAT GAS E 4350 C . 2475 us 24,360.00
g OPTION MARKET VALUE L3045 24,360.00%
BXPIRE 4/26/11
AVERAGE LONG: .24750

LAST TRADE DATE: 4/26/11

10/27/0 10 CALL JUN 11 NYM MAT GAS E 4700 C .2380 US 24,020.00
10% " OPTION MARKET VALUE .2402 24,020.00%
EXPIRE 5/25/11
AVERAGE LONG: .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN 11 NYM NAT GAS E 4750 C L2350 us 20,376.00
9* OPTION MARKET VALUE L2264 20,376.00%
EXPIRE 5/25/11
AVERAGE LONG: ,23500

LAST TRADE DATE: 5/25/11

10/25/Q 8 OALL JUL 11 NYM NAT GAS E 4750 C L2400 U8 22,208.00
g OPTION MARKET VALUE L2776 22,208.00%
EXPIRE 6/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

s/28/0 9 CALL MAY 11 NYM NAT GAS E 4900 C ,2500 U8 13,365.00
g% OPTION MARKET VALUE .1485 13,365.00%
EXPIRE 4/26/11
AVERAGE LON@!: .25000

ADM INVESTOR SERVICES, INC, a wholl owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR on ABSENERARE: RATE Y. volAPEARIRE TO IMMEDIATELY EXERGISE YOUR RIGHT TO HAVE DIFFERENGES OR OBJECTIONS

CORRECTED WILL 8F DEEMED YOUR AGREEMENT THAT THIS STATEMENT 13 GORREGT AND RATIFIED,

BE FARS PO TAR RECOADS SUREST TO TERMS AND CGHETEONS ON BEVERSE SIDE CODED SYWSOLS ARE EXPLARED ON PEVERSE 8IDE



ADM INVESTOR SERVICES, INC.
Chicago Boatd of Trade Building
141 W, Jackson Bivd. » Suite 1600A

FONTHLY COMMODITY STATEMENT

ADM Chicago, Minios 60604-3190
STATEMENT DATE: NOV 30, 2010
ACCOUNT NUMBER: 121 X2068
PAGE 2 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC +WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER.,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7290,
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/25/0 8 CALL AUG 11 NYM NAT GAS E 4950 € .2450 us 21,584.00
B* OPTICN MARKET VALUE .2698 21,584,00*
EXPIRE 7/26/11
AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

8/20/0 15 CALL JAN 11 NYM NAT GAS E 5300 C .2570 us 1,395.00
15* OPTION MARKET VALUE .0093 1,395,00*
RXPIRE 12/27/10
AVERAGE LONG: . 25700

LAST TRADE DATE: 12/27/10

10/27/0 9 CaLlL SEP 11 NYM NAT GAS E 5350 C L2380 Us 20,133.00
g% OPTIOR MARRET VALUE .2237 20,133,00%*
EXPIRE 8/26/11 :
AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT 11 NYM NAT GAS E 5500 C L2650 U8 31,572.00
12+ QPTION MARKET VALUE L2631 31,572.00%
EXPIRE 9/27/11
AVERAGE LONG: .26500
LAST TRADE DATE: 9/27/11
8/11/0 9 ¢ALL MAR 11 NYM NAT GAS E 5600 C L2900 Us 4,086,00
9 OPTION MARKET VALUB L0454 4,086.00%*
EXPIRE 2/23/11
AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

11/17/0 10 CALL NOV 11 NYM NAT GAS E 5600 C L2550 us 29,260.00
10* OPTION MARKET VALUE .2926 29,260,00%
EXPIRE 10/26/11
AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/il

10/29/0 40 CALL NOV 11 NYM MAT GAS E 5700 C .2850 US 108,120.00
40% OPTION MARKET VALUE L2703 108,120.00*
' EXPIRE 10/26/11
AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

8/17/0 12 CALL FEB 11 NYM NAT GAS E 5850 C L2150 us 1,800.00
12+ OPTION MARKET VALUE .015¢ 1,800,00%
EXPIRE 1/26/11
AVERAGE LONG: . 21500

LAST TRADE DATE: 1/26/11

ADMINVESTORSERV&ESJNC.awdeownmhmbmmmyoﬂheAmmyDamdsMMMndCempmw

PLEASE REPORT ANY DIFFERENGES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERGISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTICNS
EORRECTEDVMLLBEDEEMEDYOURAGREEMENTTHNFH%SSDMEMENTISCOHRECTANDHAHFED.
REFAZE FOR TAX RECOADS SUDJECT TO TERMS AND CORDITIONS ON REVERSE SIDE CONED SYMECLS ARE EXPLAINED (% REVERSE BI0E




PAGE

DATE

8/26/0

8/31/0

9/30/0

8/31/0

4/30/0

3/31/0

9/22/0

5/24/0

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACUCQUNT
ATTH ROB THORNTOM

PO BOX 33068

CHARLOTTE NC 28233-3060

LONG/BUY SHRT/SELL

12
12%

17
17%

26
26*

ADM INVESTOR SERVICES, ING. a wholly owned subsidiary of the Archer Daniels Midland Company.

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W, Jackson Blvd. « Suite 1600A
Chicagup, Hllinios 60604-3190

DESCRIPTION

CALL JUL 11 NYM NAT GAS E 5300
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .18500
LAST TRADE DATE: 6/27/11

CALL SEP 11 NYM NAT GAS E 5300
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LONG: L27500
LAST TRADE DATE: 8/26/11

CALL OCT 11 NYM NAT GAS E 5300
OPTION MARKET VALUE

EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

CALL AUG 11 NYM NAT GAS E 5550
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAGE LONG: .22000
LAST TRADE DATE: 7/26/11

CALL MAY 11 NYM NAT GAS E 6100
OPTION MARKET VALUE

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11
CALL APR 11 NYM NAT GAS E 6200
OPTICN MAREET VALUE
EXPIRE 3/28/11
AVERAGE LONG: .30000

LAST TRADE DATE: 3a/28/11
CALL: SEP 11 NYM NAT GAS E 6250
OPTICN MARKET VALUE
EXPIRE 8/26/11
AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11
CALI: MAR 11 NYM NAT GAS E 6500
OPTION MARKET VALUE
EXPIRE 2/23/11
AVERAGE LONG: .30000

LAST TRADE DATE: 2/23/11

EX

MONTHLY COMIMODITY STATEMENT

STATEMENT DATE: NOV 30, 2010
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY:
(704)}264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

RBC +WEALTH - MANAGEMENT

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

BPRICE/LEGND CC DEBIT
L1850 us
L0750
2750 us
1359
2400 us
19909
L2200 us
L0971
+ 3400 us
.0262
L3000 us
L0181
.1650 ug
0586
3000 US
L0113

CREDIT

5,250.00
5,250.00%*

10,872.00
10,872.00*

22,908.00
22,908.00%*

6,797.00
6,797,00%*

4,454.00
4,454.00%

4,706.,00
4,706.00%

7,888.00
7,888,00%

1,017.00
1,017.00*

PLEASE REPORT ANY DIFFERENGES OR OBJECTIONS IMMEDIATELY, YCOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

FETAZS PO TAY HECQADS

SUREDT TQ TERMS ARD CONGITERIS O REVERSE $1DE

COBED SYRIECLS ARE EYPLAINED ON REVEHSE SIDE




ADM

PAGE

DATE

3/24/0
771470

1/30/¢

7/14/0

3/24/0

6/01/0

3/15/0

T/61/0

2/24/0

ADM INVESTOR SERVICES, INC,

Chicago Board of Trade Building

141 W. Jackson Blvd. e Suite 1600A
Chicage, THinios 60604-3190

4

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

LONG/BUY SHRT/SELL DESCRIPTION
18 CALL JAN 11 NYM NAT GAS E 6600
15 CALL JAN 11 NYM NAT GAS E 5600
3i* OPTION MARKET VALUE
EXPIRE 12/27/10
AVERAGE LONG: .26812
LAST TRADE DATE: 12/27/10
8 CALL AUG 11 NYM NAT GAS E 6750
g* OPTICN MARKET VALUE
BXPIRE 7/26/11
AVERAGE LONG: .24000
LAST TRADE DATE: 7/26/11
i2 CALL FEB 11 NYM NAT GAS E 6800
12% OPTION MARKET VALUE
. EXPIRE 1/26/11
AVERAGE LONG: .20500
LAST TRADE DATE: 1/26/11
i1 CALL FEB 11 NYM NAT GAS E 6850
11+ OPTION MARKET VALUE
EXPIRE 1/26/11
AVERAGE LONG: .31000
LAST TRADE DATE: 1/26/11
18 CALL JUN 11 NYM NAT GAS E 6900
18+ OPTION MARKET VALUE
EXPIRE 5/25/11
AVERAGE LONG: .20500
LAST TRADE DATE: 5/25/11
10 CALL MAR 11 NYM NAT GAS E 700¢
10% OPTION MARKET VALUE
EXPIRE 2/23/11
AVERAGE LONG: .33000
LAST TRADE DATE: 2/23/11
8 CALL JUL 11 NYM NAT GAS E 7000
g* OPTLON MARKET VALUE
EXPIRE 6/27/11
AVERAGE LONG!: , 24500
LAST TRADE DATE: §/27/11
15 CALL JAN 11 NYM NAT GAS E 7650
15% QPTION MARKET VALUE

EXPIRE 12/27/10
AVERAGE LONG: +36500

LAST TRADE DATE: 12/27/10

EX

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: NOV 30, 2010
ACCOUNT HNUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC+WEALTH « MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 ox 312/242-7200.

PRICE/LEGND CC DEBIT CREDIT
+ 3320 us 16.00
L2000 us 15.00
+ 0001 31.00%
2400 us 3,344.00
. 0418 3,344.00%
.2050 us 3560.00
.0030 360,00%
» 3100 Us 308.00
.0028 308.00*
.2050 Us 2,646.00
.0147 2,646.00%
.3300 us 540.00
.0054 540.00%
.2450 Us 1,632.00
L0204 1,632.00%
.3650 us 15,00
L0001 15.00%

ABM [NVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO RAMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR COBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECT AND RATIFIED.

HETAN FOR TAX REGOADS

SUEIECT TO TERLS AND CORDITIONS (1 REVERSE SIDE

CODED SYMEQL S ARE EXFLARED ON REVERSE SIDE




ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blwd. « Suite 1600A
Chicago, tllinios 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: NOV 30, 2010
ACCOUNT NUMBER: 121 X2068
PAGE 5 SALESMAN NUMBER; 121 X121

INTRODUCED BY: REC:WEALTH - MANAGEMENT
{704)264-2767

PIEDMONT NATURAL GAS €O IF YOU HAVE ANY QUESTIONS OR ISSUES
SCUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
2/23/0 12 CALL FEB 11 NYM NAT GAS E 7750 C L3650 US 96.00
12+ OPTION MARKET VALUE .0008 96.00%
EXPIRE 1/26/11
AVERAGE LONG: .36500

LAST TRADE DATE: 1/26/11

3/02/0 18 CALL MAR 11 NYM NAT GAS E 8500 ¢ L2300 us 126.00
18+% OPTLON MARKET VALUE L0007 126,00%
EXPIRE 2/23/11
AVERAGE LONG: .2300¢

LAST TRADE DATE: 2/23/11

1/28/0 15 CALL JAN 11 NYM NAT GAS E 9200 C L2800 US 15,00
15+ OPTION MARKET VALUE L0001 15.00%
: EXPIRE 12/27/10
AVERAGE LONG: .26000

LAST TRADE DATE: 12/27/10

1/2%/0 12 CALL FEB 1] NY¥ NAT GAS E 9350 ¢ L2640 US 24.00
12+ OPTION MARKET VALUE L0002 24.00%
EXPIRE 1/26/11
AVERAGE LONG: ,26400
LAST TRADE DATE:; 1/26/11

*kk SEQ USD *wx

1. BEGINNING ACCT BALANCE 135,908.50~-
2, P&L AND CASH ACTIVITY 135,909.50
3. ENDING ACCT BALANCE .00
5. NET OPTION PREMIUM 25,655,.00-
8. OPTIONS MARXET VALUE 418,780,00
9. ACCT VALUE AT MARKET 418,780.00
11l. CONVERTED ACCT VALUE US 418,780,00

*%% CURRENT MONTH *%% %% YEAR-TQ-DATE *%*

FUTURES P&L us .00 5,561,142,90-
OPTION PREMIUM us 25,655,00- 1,289,111,50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Gompany.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR ORJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT iS CORRECT AND RBATIFIED.
HETATEFO 14X RECORDNS SURECT 70 TEFMS ARD CORDITEINS (3 REVERSE SINE COLED SYLE

FANE EXFLANED O BEYLHSE




South Carolina

Report as of 11/30/2010 Close

Orlginatl Purchase Net Value Realized
Period Cost/iProceeds Reallzed Value Gain or {Loss)
Closed Positions - May-2002/April-2003 Review $949,450 $2,424,270 $1,474,820
Closaed Positions - May-2003/April-2004 Review $1,065,640 $400,810 ($664,830)
Closed Positions - May-2004/April-2005 Review $851,680 $795,290 {$56,390)
Closed Positions - May-2005/Aprll-2006 Review $2,463,690 54,925,500 52,461,810
Closed Pasitions - May-2008/April-2007 Review $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - May-2007/April-2008 Review $2,908,420 $1,158,981 ($1,748,439)
Closed Positions - May-2008/April-2009 Review $3,446,030 (%6,147,835) ($9,593,865)
Closed Positions - May-2009/April-2010 Review $3,589,735 {512,587 ,530) (516,187,265)
Closed Positions - May-201Q0/Dacember-2010 Review $1,672,580, {53,0938,546) ($5,611,1286)
Totat Closed Positions Review Periods $20,328,445 ($14,353,790) {$34,680,235)
Open Positions Total $1,143,92( 5418,780 ($725,140)
Closed/Open Postion TOTALS $21,470,365 ($13,935,010) ($35,405,375)




Qpen Posltions - South Carollna

Report as of 11/30/2010 Close

MMBtus Trade / NYMEX Net Value va.
Porlod Tool Co:rrl;.,er Trade Date| Purchased Stri:,:::;“d Pu;::il;:se cgz;;‘;’_};i:z ds Expiration Market | Market Value| Current Market
P Por Month Date Price Value
Jan-11 Call NYMEX  1/28/201¢ 150,000 $9.20 $0,2600 $39,000  12/27/2010 E $0.0001 $15 ($38,885)
Jan-11 Call NYMEX  2/24/2010 150,000 $7.65 $0.3650 $54 750 12/27/2010 E $0.0001 $156 (854,735)
Jan-11 Call NYMEX  3/24/2010 160,000 $6.60 $0.3520 $53,120 122712010 E $0.0001 $16 ($53,104)
Jan-11 Call NYMEX  7/14/2010 150,000 $6.60 $0.2000 $30,000 1272772010 E $0.0001¢ 315 {529,985}
Jan-11 Call NYMEX  8/20/2010 150,000 $5.30 30,2570 $38,66C 1272712010 E $0.0093 $1,395 ($37,155)
Feb-17 - Call NYMEX  1/29/2010 120,000 $9.35 $0.2840 $31,680  01/26/2011E $0.0002 $24 ($31,656)
Feb-11 Call NYMEX  2/23/2010 120,000 $7.75 $0.3680 §43,800  01/26/2014 E $0.0008 $96 ($43,704)
Fab-11 Call NYMEX  3/24/2010 110,000 $6.85 $0.3100 $34,100 01/26/2011E $0.0028 $308 ($33,782)
Feb-11 Call NYMEX 711472010 120,000 $6.80 $0.2050 $24,800  01/26/2011 E §$0.0030 $360 {524,240}
Feb-11 Call NYMEX  8/17/2010 120,000 $5.85 $0.2150 $26,800 01/26/2011E $0.0150 $1,800 (324,600
Mar-11 Call NYMEX 3212010 180,000 $8.50 $0.2300 $41,400  02/23/2011 E $0.0007 $126 ($41,274)
Mar-11 Call NYMEX  3/15/2010 190,060 $7.00 $0.3300 33,000 02/23/2011 E $0.0054 $540 (§32,460)
Mar-11 Call NYMEX  5/24/2010 £0,000 $6.50 $0.3000 $27,000 0212312011 E F0.0113 £1,017 {$25,983)
Mar-11 Call NYMEX  8/11/2010 90,000 $5,60 $0.2900 $26,100 02237211 E $0.0454 54,086 ($22,014)
Apr-11 Call NYMEX  3/31/2010 260,000 $6.20 $0.3000 $78,000  03/28/2011E $0.018f1 34,706 ($73,294)
Apr-11 Call NYMEX 10/2572¢10 80,000 54.30 $0.2300 $18,400 03/28/2014 E 50,2934 $23,472 $5,072
May-11 Call NYMEX  4/30/2010 170,000 $6.10 $0.3400 $57,800 04/26/2011E $0.0262 $4,454 {$53,346)
May-11 Call NYMEX  9/28/2010 90,000 $4.80 $0.2500 $22,500  04/28/2041 E $0.1485 $13.365 ($9,135)
May-11 Call NYMEX 10/25/2010 80,000 $4.35 502475 $19,800 04/26/2011E $0.3045 $24,360 $4,560
Jun-11 Call NYMEX 6/1/2010 180,000 $6.90 30.2050 $36,900  05/265/2011 E $0.0147 $2,646 ($34,2549)
Jun-11 Calt NYMEX  10/27/2010 100,000 $4.70 $0.2380 $23,800 05252011 & $0.2402 $24,020 5220
Jun-11 Call NYMEX 10/29/2010 90,000 54.75 50.2350 521,160 05/26/2011E $0.2264 320,378 {5774}
Jul-11 Call NYMEX 7172010 80,000 $7.00 $0.2450 $19,600C  06/27/2041E $0,0204 $1,632 ($17,968)
Jul-11 Call NYMEX  8/28/2010 70,000 $5.90 $0.1850 $12,950  06/27/2011E $0,0750 $5,250 {$7,700)
Jul-11 Call NYMEX  10/25/2010 80,000 $4.75 $0.2400 $19,200 06/27/2011 E $0.2776 $22,208 53,008
Aug-11 Call NYMEX  7/30/2010 80,000 $6.75 $0.2400 $19.200 07/36/20M E $0.0418 53,344 ($15,856)
Aug-11 Call NYMEX  8/31/2010 70,000 $5.85 $0,2200 $15,400 07/26/2011E $0.0871 56,797 ($8,603)
Aug-T1 Call NYMEX 10/25/2010 80,000 $4.95 $0.2450 319,600 07/26/2011 E $0,2698 $21,584 $1,884
Sep-11 Call MYMEX  8/31/2010 80,000 $5.90 $0.2750 $22,000 08/26/2011E $0.1359 §10,872 {$11,128)
Sep-11 Call NYMEX  g/22/2010 80,000 $6.25 $0.1650 §$13,200  0B/26/2011E $0.0988 $7,888 ($5,312)
Sep-11 Call NYMEX 10/27/2010 90,000 $5.35 $0.2380 521,420 08/28/2011 E $0.2237 $20,133 ($1,287)
Oct-11 Call NYMEX  9/30/2010 120,000 $5.90 $0.2400 $28,800 0827121 E $0.1909 $22,908 {$5,892)
Oct-11 Call NYMEX 10/18/2070 120,000 $5.50 $0.2650 $31,800 09/27/2011 E $0.2631 531,672 ($228)
Nov-11 Call NYMEX  10/29/20H0 400,000 $5.70 $0.2850 $114,000  10/28/2011 E §0,2703 $108,120 ($5,880)
Nov-11 Call NYMEX 11/47/201C 100,000 $5.60 $0.2550 $25,500 10/26/2011E $0,2926 $29,260 $3,760
SUMMARY: 4,310,000 $1,143,920 $418,760 ($725,140)

Reviewed by: SEW 12/01/10




South Carolina May-2008/April-2007 Review
Report as of $1/30/2018 Close

MMBtus Trade /
Counter Originat StrikelFixed Purchase Purchase Expiratlon | Reallzed | NetValue Reallzed
Peried Tool party | Trade Date Pums:::: Per Price Price Cost/Proceeds Ex;g::;inu Price Value Gain or (Loss) Fees
SUMMARY: 23,540,001 3,369,220 -1,385,730) -4,754,950:  5%,784.00)
South Carolina May-2007/Aprit-2008 Review
Report as of 1173642010 Gloss
MMBtus Trade [
Counter]  Original Strike/Fixed | Purchase Purchase Explration| Realized | NetValue Reallzed
Pardod | Tool | "o ny | Trade Date Furchased Por Price Price | CostProcoeds | “XBrai | “prce Value Galn or {Loss} Faes
SUMMARY: 21,450,000 2,908,421 1,159,881 «1,748,439] 37.824.
South Carolina May-2008/April-2009 Review
Report as of 11730/2010 Close
period | Toor |Countsr| Originar | ”:lm‘;’p StrikfFixed | Purchese |  Purchase ET“I"’:’ Expiration| Reallzed | Netvalue Reallzed [ . -
party | Trade Date ”"'M:::h o Price Price | GCostProvesds "%:e °" 1 Price Value Gain or (Loss) i
SUMMARY: 21,520,000 3,446,030 -6,147,835 -9,693,865  43,384.50]
South Carolina May-2009/April-2010 Raview
Report as of 11/3072010 Close
MMBtus Trade f
Counter|  Original Strike/Fixad Purchase Purchase Expiration| Reatizad | Net Value Realized
Perlod Taol pary { Trade Date Pumﬂ:::: Par Price Price Gost/Preceeds Ex;:)l:;ion Prica Valua Gain or {Loss} Fees
SUMMARY: 23,720,000] 3,599,735 -12,587.53 -16,187 265 44,035.5
South Carelina May-2010/December-2010 Review
Report as of 11/30/2010 Close
MMBtus Trade /
Counter|  Originaf Strike/Fixed Purchase Purchase Expiration| Reafizad | Net Vafus Reallzed
Periad ool party | Trade Date Pum;::: Por Price Price Cost/Progeads Exgl::ion Price Value Galn or (lL.oss) Fees
May-10]Call NYMEX T128/2008] 60,000 $9.104 $1.009¢] $60,540 412712010 $0.000] 0. (360,540, 93.001
May-10]Put NYMEX 7i28/2008] £0,000] $6.80]  ($0.3400 {820,400 412712010] $0.600! It} $20,400 93.00;
May-16i Cail {Sold) | NYMEX 712812008 50,000 £16.00]  ($0.1400 (48,400 412712010 $0.000; 0| £8,400, £3.00]
May-10{Call NYMEX 8/11/2008, 80,000, 9.35] $0.8200] $49,200; 442742010 0.9040) 0 {849,200 $3.00
May-10| Put NYMEX 811112008 650,000] 7.00] ($0.3000, (£18,000, 412772019 0.000] Rl £18,000 93.001
May-10{Call NYMEX 91412008 50,000] 9.15 $0.6600; $39,600] 42712019 ¢.000 $0) (839,600), 93.00
May-10|Put NYMEX, 91412008 59,000; $6.50  ($0.1500; (89,000 427G 0.000 89 $9,000 §3.00|
May-10:Call NYMEX 9/52008] £9,000! $9.15 $0.8600] $39,600 ARTIR010; 0.000] $0 ($39,600] 93.00)
May-10; Put NYMEX 9152008, 60,600; $6.50] (3C.15G0, {$9,000! 412712040 0.000 £0; $9,000] 93.00;
May-10{Cali NYMEX 16/14/2008) 150,060 $9.25 $0.5200] $100,700] 472712910 {.000] 30 {$100,700 29450
May-10{Call (Sold) NYMEX 10/14/2003) 10,960 $13.25(  ($0.0800) {315,260 412712010, 0.000 $0 $15.200] 294.50]
May-1c{Cal NYMEX 10/30/2008; 180,000] 310.25 $0.4100; $73,800] 4{27i2010] 0.060f $0) {$73.800 279.00)
May-10{Cafl (Sold) [NYMEX 10720/2008, 155,000 $13.25] ($0.1400 (325,200 41271201 0] 0.000] 50 $25,200] 279.00
May- 19| FUTURES |[NYMEX 4127120910 60,0001 0.0 $4.2160] 01 412712019 0.000]  ($155,040) {$155,040) 186.00
May-10| FUTURES [NYMEX 412712010 60,000, 0.00] $4.2160] 0 412712010 0.000]  ($167.040° (5167,040) 186.00]
May-10|FUTURES [NYMEX 472772010 60,000 0.00 $4.2160 0 42712010 $0.000]  ($137.040; ($137,04C 186.00)
May-10 FUTURES |[NYMEX 412712010 60,600] 0.00] $4.2160] 39 412712010 $0.000] ($137.040) {§137,040 185.00;
Jun-10Caj NYMEX 7/2872008] 70,000 9.25, $1.0090 $70,630] 5/26/2010| Q.000] 0 ($70,630) 108.50;
Jun-10| Put NYMEX 7/28/2C08| 70,000 6801 (50.3400; ($23.800) 52512010 0.000; 01 $23,800; 108.60]
Jun-10) Cail (Sold) | NYMEX 7126/2008 70,000, $16.00(  ($0.1400) (88,800 612572010 0.000; it 38,800, 108.50)
Jun-10;Calt NYMEX 8/11/2908, 66,000, 9.401 $0.8260] $49,500; 5251201 0] 0.000] 0 (349,500 93.00;
Jun-10{ Put NYMEX 8/11/2008] 50,000] 7.00]  {$0.3000! {$18,000) 512512019 0.000] 0] $18,000] 93.00
Jun-10|Call NYMEX 91412008 70,000] 9.50 $0.6600] £486.200] 5i25/2010] $0.000] i {$46,200; 108.50]
Jun-10 Put NYMEX 9/4/2008 70.000; 6.50]  (§0.1600 {510,500, 5/25/2010, $0.000] 0 £10,500 108.59]
Jun-1Call NYMEX $I18/2008, 60,000] 9.40 $0.6600] $39,600; 51261204 0; 0.000] [ (538,600 93,00
Jun-10; Pui NYMEX $16{2008 60,000 5.90;  ($0.1500 {$9,000; 5126120 10] 0.000) $0; $8,0¢0) 93.00
Jun-10iCall NYMEX 10/1442008] 200,060 8.35 $0.5300 $106,000| 5125120101 0.000 S0 ($106,000 310.¢0]
Jun-10| Cafl (Seld) | NYMEX 10414/2008] 200,000] 13.00]  {$0.0800) ($16,000 5425120104 0. 000; $0 16,000 310.00|
Jun-10|Call NYMEX 10/30/2008; 200,000 10.00] $0.4700] £94,000; §/25/2010 0.0C0] $C] {594,000, 310.00
Jun-10Cell {Sold) | NYMEX 10/30/2008; 200,000] 13.000  {50.1800) (636,000, 872512019 0.000] 30 $38,000] 310.00,
Jun-10 FUTURES |NYMEX 512512010 70,030] 0.00 $4.051 0l 512512019 0.000]  (§192,430 {$192,430) 217.00
SJun- 10| FUTURES | NYMEX 5125/2010] 60,000 C.00 $4.651¢] 0l 512502010 0.000f (3176,940 (§176.940 186.00]
Jun- 10 FUTURES |NYMEX 5125120104 79,600 0.00) $4.0510] G 51252010 0.000]  (8171,430 (8171,430] 217.00;
Jun-10]FUTURES [NYMEX 5/26/2010, 0. GO0 30.00, $4.0510 304 512512010] $0.000] (8146,940 {$148,940 185.00;
Jul-10{Calt NYMEX B8/1/2008] 50,0001 $9.80y $0.9500] $49,500] 6/26{2040] $0.C00, i ($49,500) 77.50]
SJul-i0i Put NYMEX 8/172008] 50,900 $7.00)  (30.2700] ($13.500) 6252010 $0.000, 0| £13,500 77.50]
SJub- 70| Call (Sokd) | NYMEX 8/1/2008] 50,000, $15.00( ($0.2000 (510,000; 6/25i2010] 0.080) 50 $10,006; 77 .50
Juk1g|Call NYMEX 8/11/2008 60,000] 9.65] $0.8550] $61,300] 812512010 0.060] St {$61,300 93.00
Jub-16{Put NYMEX 871112008 60,000 7.00]  {$0.3300; {319,800, 812512010 0.000] 0j $19,800 93.00,
JU-10{Calt NYMEX 9/4/2008] 50,009 9.50 $0.6600 $33,000] 812512019 0.000] O ($33,000; 77.59)
Jul-10{ Put NYMEX 97412008 50,000 3650 (80.1500] (87,500 BR512010 0.000 0 $7,500 77.501
Jul-19{Call NYMEX 2I6/2008] £0,000] $9.59] $0.6550] $39,300 512512010 $0.000] i (339,300 93.00
Jub10iFat NYMEX 9/5£2008| £0,000] $6.50/ ($0.1500) {59,000 812512010 $0.600) 0 $9,000 93.00;
JubirCal NYMEX 10/14/2008] 160,000 59.40, £0.5650 $90,400] 625/2010] $0.000; 0] ($60.400) 248.00)
Juk10i Call (Seld) INYMEX 106/1472608| 150,000 $13.000  ($0.1000] (516,000 62512010 $0.000] % 516,000 248.00]
JuL 1 FUTURES [NYMEX /252010 56,000, $0.00 4.8510; 30 61252010 $0.000]  (3105,950 (106,950 155.00,
Juk 1O FUTURES |NYMEX 8512010, 60,000, $0.00] 4.861 0} 0; 81252010, $0.000]  ($128,340, ($128,340), 186.00
JuR10FUTURES | NYMEX 812512010 50,000, £0.00] 4.8610) 0] 612512010 30,000, ($81,950 (881,950 15%.00]
Ju1G FUTURES |[NYMEX 6/25/2010] 60,000 $0.004 $4.8610 0l 612512010 $0.000] ($98,340)| (598.340) 1886.00]
Aug-10Call NYMEX, 8112008, 60,600 $9.80 51.0810, $64,8604 7272010 $0.000 0 {364,860}, §3.00]
Aug-10|Put NYWMEX 87112008, £0,600; $7.00 ($0.2800) (816,800} TRT2010; $0.000) 0] $16,800] 23.004
Avg-10{Cell {Sold) [NYMEX 8/112008] $0,000 £15.00  {30.2500 ($15,000 7127/2010) $0.009] v $15,000 93.00;
Aug-10:Call NYMEX 8/20/2008| 50,0001 $9.10; 31,0700 $53,500] 712712010 $0.009] 0j ($53,500 77.50)
Aug-10: Put NYMEX B8/20/2008 50,000 $7.00]  (30.3500 (517,500, 712712010 $0.000; 0 $17.500) 17.50]
Aug-10/Call {Soki) |[NYMEX 812012008 50,000 $14.801 ($0.2030 ($10,000) 712712010 £0.000; 0 $10,000] 17.50]
Aug-10| Catll NYMEX SHM12008] 50,000] $10.00] $0.6800] $39,600, 712712010, 0.000] [k {$39,600] $3.00
Aug-T10{Put NYMEX 9/4/2008 60,000 $68.50] (80,1500, (89,000 Fr3712019) 0.000 0 $9,000 93.00
Aug-10iCall NYMEX 9154209 50,000 $5.95) $0.6500] 332,500 71219 0.000] 0 ($32,5C0) 77.89)
Aug-10{ Put NYMEX, 8/5/2008, £0,000] $6.50] ($0.1500) {87,500} FIRTI2010; 0.000, 9 $7,500] 71.60
Aug-10]Call NYMEX 10/22/2008, 170,000 8.90] $0.7700] $130,800; 712712010 0.009 o {£130,800; 283.50:
Aug-10{Put NYMEX 106/22/2008) 170,004 6,001 (50.3000) {851,000 27010 .009) 30 $51,000, 263.50)
Aug-10]Call {Sold) INYMEX 10/22/2008] 17¢,000] $14.00:  (30.1700; {$28,900 TR712019] $0.000] $0; $28,900 263.50)
Aug-10{FUTURES {NYMEX 712712010 60,000 $0.00] $4.6750, 30] 712712010 $0.000;  ($139,600 ($139,500) 486.00]




South Carolina May-2010/December-2010 Raview
Repert as of 11/30/2010 Closa !
Period Teol |Goumter|  Orfginaf P M:Biudap StrikefFixad | Purchase Purchase E Tr?d;" Expiration | Reakted | NetValue Reallzed Feos
party | Trade Date umM::?h or Price Price CostProceads x%:a on Price Valus Gain or {Loss)
Aug- 10l FUTURES [NYMEX 712712010 50,000 $0.004 4.6750] 30 12712010] 0.00 ($118,250! (5118,250 155,00/ |
Aug-10|FUTURES {NYMEX 712712010, 60,000; $0.004 4.6750, $0] 72712010 0.000] ($109,500 {$102,500) 186.00) i
Aug-10IFUTURES [NYMEX 712712010 50,000 $0.00, 4.6750] 0 712742010 0.000) ($91.250 ($91,250 155.00;
Aug-19|FUTURES [NYMEX FI2TR010 170,000 $0.00) $4.8750] $0f 712712010] $0.000} {§225,250), (8225250 527.00;
Sep-10{Call NYIEX 812912008 120,009 9.30, $1.1150; $133,800] 812812010 0.000; 0l (5133.800) 186.00]
Sep-1i0i Pul NYMEX 812012008 40,000 7,000 ($0.4000 ($16,000 8/26/2010 $0.000| 0] $16.000] $2.09)
Sep-10 Put NYMEX 8/28/2008 80,000, 7.00  {80.4C00! {332,000 8/26/2010)] 0.000] 0j $32,000 124.00) ;
Bep-10{Call (Sold) [NYMEX 8/29/2008) 120,000 $16.00{ ($0.2000 (824,000 8/26/201 0] 0.000 Q $24,0001 188.00: i
Sep-10/Calt NYMEX 9/5/2008 110,000 $12.80) £0.3400 $37,400] 82612019 0,600 0 {337,400 170 5
Sep-10/Call NYMEX 10/20/2008 180,000 8.50 $0.9551 $173,700, 8/26/2010; 0.000] 0) {3173,700) 279.00;
Sgp-10/Put NYMEX 102072008 180,000; 5.60]  (30.3000) (854,000 8126/2010] 0.000] $0, $54,000] 276.00
Sep-10[Call (Sold) INYMEX 10/20/2008) 180,000; $13.95 {02000 ($35,000 8/26/2010] 0.000] 0 $36,000] 279.00
Sep-10|FUTURES [NYMEX 811712010 806,000 $0.00) $3.8189] 0] 8/2812010; 0.000] (3254,484 ($254 484 248.G0]
Sep-10{FUTURES[NYMEX 8/26/201 0] N 40,000 0.00 28189 0 812612019 0.000;  {$127,242 ($127.242) 124.00]
Sep-10[FUTURES [NYMEX B£2612019) 180,600 0.00; 2.8189 S0, 8/26/2010] 0.060]  (5320,590 ($320,590, 558.00;
Oct-10;:Call NYMEX 812012008/ 170,000 $9.00f $1.0400] $176,800] S12712010] 0.000] 30; ($176,800} 263.50) :
Oet-10 Put NYMEX 9/23/2008; 170,000] $6.50)  ($0.3000 ($51,000¢ 91272010 0,000, 201 $51,000] 263.50 :
Cet-10|Call (Sold) [NYMEX 9729/2008) 176,000] $15.00]  ($G.2300 (839,100, 9/2712010] 0,600 $0; $39,100 263.50;
Cci-10{Cal NYMEX 107772008 180,000 $10.00) 30,7000 $1286,000] $R27RO1Y 0, 000 01 (§126,000) 279.0D)
Oct-10] Put NYMEX 104742008 180,009 6,00 (30.2000 (836,000 712010, 0,000, 0| $36,000] 279.00
Oct-19|Call NYMEX 10/20/2008| 280,600] $11.50] $0.5100] $132,600 942712010] 0.000] 0] ($132,600, 403.00 !
Oct-10; Call {Scid) [NYMEX 10/20/2008 260,000; $15.000  {30.2000 {52,000 9/27/2010] 0,000 30) $92,000 403.09)
Qet- 10 FUTURES [NYMEX 9/27/2010 170,000] $0.90, -3.8000] $0; 9/27i2010] 0.000] (8459000 {$459,0G0)) 527.00;
Cct10{FUTURES /NYMEX SR2TI2010) 180,000; $0.00 53.8000) $0| 912712019 0.000]  {$388,000 ($396,000) 553.00) :
Nev-10{Call NYMEX 111312008, 300,000] $12.25] (.4800; $144,000] 01282010 $0.0000] 50 {$144,000) 465.00 |
Nov-18|Call (Sold) [NYMEX 11/3/2008] 300,600 $16.60]  (50.1700) ($51,000 0/26/2010; $6.000 40, 51,0004 485.00
Nov-10|Call NYMEX, 11/4/2009; 20,000 £8.85] $0.3300] 6,600 01261201 $0.000; $9) (56,600, 31.00) ;
Nov-10:Call NYMEX 31742010 100,000 $6.75] $0.2070] 0.700] 1042612010 E $0.000] $0] ($20,700)] 155.00; i
Nov-i0{Call NYMEX J3172010] 110,000; $6.40 $0.1850 0,350 1042612610 E| 0.000 £0] 1$20,350] 170.50] |
Cac-10{Csil NYMEX 12/1/2009 280,000] $9.00 $0.35600, $100,800] 11/23£2010] 0.0010; $ {5100,800 434.00, .
Dac-10jCal NYMEX 302019 130,600 §7.15) $0.2200] $28,600( 1#/23/2010 Ej 0.000] {§28, 600 201.59] |
Dec-10|Call NYMEX 3/30/2010] 140,000 $6.20] $0.3050; $42,700] 1172312010 € $0.00¢; 0 (342,700 217.00 |
Dec-10;Call NYMEX 8/1112010) 140, 35.50 $0.1800 4252000 11232010 E] $0.009) 0! ($25,200) 217.00 H
SUMMARY: 10,220,0 $1,672,580] | ($3,938,546, (§5,611,128) 18.569.00] ‘




